
 
                                                                                                                                     
                                                                                                                                               

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 2/28/05  (SETTLEMENT BASIS 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 2/28/05 
 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 48381 TPBA0082 BANK OF AMERICA SE  2.590  3/01/05  2.590           450,000,000.00   100.00000 2 450,000,000.00 450,000,000.00                 
 48380 TPCG0094 CITIGROUP GLOBAL M  2.550  3/01/05  2.550            65,000,000.00   100.00000 2  65,000,000.00  65,000,000.00                 
 48379 TPWA0039 WACHOVIA CAPITAL M  2.600  3/01/05  2.600           194,000,000.00   100.00000 2 194,000,000.00 194,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.589           709,000,000.00               709,000,000.00 709,000,000.00                 
  
    3 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 48003 912795SL U S TREASURY BILL   2.350  4/28/05  2.364 Aaa  AAA   20,000,000.00    99.58300 2  19,924,277.77  19,916,600.00       -7,677.77 
 48343 912795VF U S TREASURY BILL          7/07/05  2.763 Aaa  AAA   15,000,000.00    99.02500 2  14,854,133.33  14,853,750.00         -383.33 
 48002 912795VH U S TREASURY BILL   2.600  7/21/05  2.633 Aaa  AAA   20,000,000.00    98.90100 2  19,794,888.89  19,780,200.00      -14,688.89 
 48341 912795VN U S TREASURY BILL   2.850  8/25/05  2.891 Aaa  AAA   15,000,000.00    98.59375 2  14,789,812.50  14,789,062.50         -750.00 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.639            70,000,000.00                69,363,112.49  69,339,612.50      -23,499.99 
  
    4 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 46550 912828AX U S TREASURY NOTE   1.625  4/30/05  2.036 Aaa  AAA   10,000,000.00    99.82000 2   9,993,256.19   9,982,000.00      -11,256.19 
 35158 912828BB U S TREASURY NOTE   1.250  5/31/05  1.124 Aaa  AAA   20,000,000.00    99.63300 2  20,006,173.41  19,926,600.00      -79,573.41 
 35169 912828BB U S TREASURY NOTE   1.250  5/31/05  1.183 Aaa  AAA   20,000,000.00    99.63300 2  20,003,285.84  19,926,600.00      -76,685.84 
 35324 912828BB U S TREASURY NOTE   1.250  5/31/05  1.156 Aaa  AAA   25,000,000.00    99.63300 2  25,005,773.86  24,908,250.00      -97,523.86 
 35445 912828BC U S TREASURY NOTE   1.125  6/30/05  1.308 Aaa  AAA   40,000,000.00    99.44500 2  39,976,205.54  39,778,000.00     -198,205.54 
 35446 912828BC U S TREASURY NOTE   1.125  6/30/05  1.140 Aaa  AAA   25,000,000.00    99.44500 2  24,998,776.05  24,861,250.00     -137,526.05 
 35448 912828BC U S TREASURY NOTE   1.125  6/30/05  1.173 Aaa  AAA   25,000,000.00    99.44500 2  24,996,125.68  24,861,250.00     -134,875.68 
 35482 912828BC U S TREASURY NOTE   1.125  6/30/05  1.160 Aaa  AAA   40,000,000.00    99.44500 2  39,995,431.66  39,778,000.00     -217,431.66 
 35526 912828BC U S TREASURY NOTE   1.125  6/30/05  1.316 Aaa  AAA   20,000,000.00    99.44500 2  19,987,568.49  19,889,000.00      -98,568.49 
 35615 912828BC U S TREASURY NOTE   1.125  6/30/05  1.330 Aaa  AAA   20,000,000.00    99.44500 2  19,986,645.17  19,889,000.00      -97,645.17 
 35750 912828BC U S TREASURY NOTE   1.125  6/30/05  1.336 Aaa  AAA   20,000,000.00    99.44500 2  19,986,250.00  19,889,000.00      -97,250.00 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.05900 2   9,980,674.57   9,905,900.00      -74,774.57 
                                                                                                                                               

 
 
 
 
 
 
 
 
 
 



 
 
 
 

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 2/28/05  (SETTLEMENT BASIS 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 2/28/05 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.05900 2  19,996,014.81  19,811,800.00     -184,214.81 
 48005 912828BN U S TREASURY NOTE   1.625 10/31/05  2.816 Aaa  AAA   20,000,000.00    99.05900 2  19,843,660.07  19,811,800.00      -31,860.07 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    98.92600 2   9,980,984.07   9,892,600.00      -88,384.07 
 48004 912828BU U S TREASURY NOTE   1.875 12/31/05  2.888 Aaa  AAA   20,000,000.00    98.92600 2  19,834,116.89  19,785,200.00      -48,916.89 
 48049 912828BU U S TREASURY NOTE   1.875 12/31/05  2.902 Aaa  AAA   30,000,000.00    98.92600 2  29,747,577.43  29,677,800.00      -69,777.43 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.09000 2   9,957,435.34   9,809,000.00     -148,435.34 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.09000 2   9,957,009.70   9,809,000.00     -148,009.70 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.09000 2   9,936,554.85   9,809,000.00     -127,554.85 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.09000 2   9,940,007.65   9,809,000.00     -131,007.65 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    98.73800 2   9,991,791.10   9,873,800.00     -117,991.10 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105 Aaa  AAA   10,000,000.00    99.14800 2   9,953,821.79   9,914,800.00      -39,021.79 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    98.47300 2   9,976,461.76   9,847,300.00     -129,161.76 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    98.47300 2  19,814,365.82  19,694,600.00     -119,765.82 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    98.37100 2   9,951,168.08   9,837,100.00     -114,068.08 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    98.37100 2  19,800,526.49  19,674,200.00     -126,326.49 
 47305 912828DD US TREASURY NOTE    2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.88700 2   9,978,800.30   9,888,700.00      -90,100.30 
 47991 912828DD US TREASURY NOTE    2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    98.88700 2  19,913,340.37  19,777,400.00     -135,940.37 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    99.01563 2  19,946,542.55  19,803,125.00     -143,417.55 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    99.01563 2   9,953,770.48   9,901,562.50      -52,207.98 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.993           555,000,000.00               553,390,116.01 550,022,637.50   -3,367,478.51 
  
   31 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY NOTES (30/360) 2X  (  23) 
                                                 -------------------------------- 
 35272 742651CL PRIVATE EXPORT FUN  5.250  5/15/05  1.506 Aaa  AAA   25,000,000.00   100.46875 2  25,188,747.13  25,117,187.50      -71,559.63 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.506            25,000,000.00                25,188,747.13  25,117,187.50      -71,559.63 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY NOTES (30/360) 2X         (TYPE   23) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.328            1359000000.00                1356941975.63  1353479437.50   -3,462,538.13 
  
   39 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 


